197875

SCE&G.

A SCANA COMPANY

December 7, 2007

Mr. Charles Terreni

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office 11649

Columbia, South Carolina 29211

COPY
Mr. Dan Arnett
Chief of Staff Posted:
Office of Regulatory Staff of South Carolina S A
Post Office Box 11263 Dept: .
Columbia, South Carolina 29211 ,2 é: Zé"}.
Date:
Dear Messrs. Terreni and Arnett: Time: /015

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed
please find the report on South Carolina Electric and Gas Company’s hedging activities
for November 2007.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

enneth R. Iﬁ:g/

KRJ/ckw
cc: Scott Elliott, Esquire

Enclosures
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

SCE&G i Columbia, South Caroling = 29218 = T (803) 217.9000
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Page: 1
ZAI*NET Version: 603, Build: 4599CC

Trade Date PUT/CALL Contracts

Trade Type: FIXED SWAP

03NOV06 16.
03NOV06 16 .
07NOV06 0
14NOV06 1
15NOV06 1
21NOV06 1
21NOV06 5
28NOV06 7
28NOV06 1
29NOV06 1
05DEC06 1
07DECO6 1
12DEC06 1
19DEC06 1
27DEC06 1
03JANO7 1
09JANC7 1
16JANO7 1
23JANO7 1
30JANO7 1
06FEBO7 1
13FEBO7 1
20FEBO7 1
27FEBO7 1
06MARO 7 1
13MARO7 1
20MARO 7 1
27MARO7 1
03APRO7 1
10APRO7 1
17APRO7 1
24APRO7 1
01MAYO7 1
08MAY07 1
15MAYO07 1
22MAY07 1
29MAYO07 1
05JUNO 7 1
12JUNO7 1
19JUNO7 1
26JUNO7 1
03JULO7 1
10JULG7 1
17JULO7 1
24JULO7 1
31JULO7 1
07AUGO7 1
14AUGO7 1
21AUGO7 1
28AUGO7 1
04SEPO7 1
11SEPO7 1
18SEP07 1
258EPO7 1
020C107 1
090CI07 1
160CTO07 1
230C107 1

Trade Type: FUTURE

29SEP06
020CI06 [

w

=== s============

00
00

Month

01NOVO7
01NOVO7
01NOVO7
01NOVO 7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO07
01NOVO7
01NOVO07
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVQ7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
Q1NOVO7
01NOVO7
01NOVO7
01INOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO?
01NOVO7
01NOVO7
01NOVO7
Q1INOVO7
01NOVO7
01NOVO7
01NOVO7
Q1NCVO07
01NOVO7?
01NOVO7
01NGVO7
01NOVO7
01NOVO7
01NOVQ7
01NOVO7
01NOVO7
01NOVO7
01NOVO7
01NOVO 7
01NOVO7
01NOVO7
01NOV(7
01NOVO7

01NCVO7
Q1INCVO7

Strike Price

o o

00

.00
.00

00
00

.00
.00

00

.00

00
00

.00

00
00

.00
.00

00
00

.00

00
[]¢]

.00
.00

00

.00
.00

00
00

.00
.00

00
00
00

.00
.00
.00
.00
.00

00
00
00
00
00
00

.00

00

.00
.00

00
00
00
00
00
00
00
00
00

.00

00
00

SCE&G November 2007 Results

E&GLASIMONTH
Database: Zainet Merant_Prod

07DEC07 11:13
a/o 07DECO7

Trade Price Market Price Total Cost Current Value Mark to Market

8 830 7.269 (1,412,800.00) 1,163,040.00 (249,760.00)
8.660 7.269 (1,385,600.00) 1,163,040.00 (222,560.00)
8.760 7.269 (70,080 .00) 58,152.00 (11,928.00)
8.790 7.269 (96,690.00) 79,959.00 (16,731.00)
8.545 7.269 (145,265.00) 123,573 .00 (21,692.00)
8.940 7.269 (107,280.00) 87,228.00 {20,052 .00)
8.785 7.269 {509,530.00) 421,602.00 {87,928.00)
8.710 7.269 (670,670.00) 559,713.00 (110,957.00)
8 735 7.269 (96,085.00) 79,9592.00 (16,126.00)
8 880 7.269 (168,720.00) 138,111.00 {30,609.00)
8.730 7.269 (104,760.00) 87,228.00 {17,532.00)
8.640 7.269 {129,600 .00) 109,035.00 (20,565.00)
8 .915 7.269 (98,065 .00) 79,959.00 (18,106.00)
8.565 7.269 (102, 780.00) 87,228 00 (15,552 .00)
8 215 7.269 (90,365.00) 79,959.00 {10,406.00)
8 .215 7.269 {98,580.00) 87,228.00 (11,352.00)
8.410 7.269 (92,510.00) 79,959 00 {12,551.00}
8 .145 7.269 (97,740.00) 87,228 00 (10,512.00)
8 .215 7.269 {90,365 .00) 79,959.00 {10,406.00)
8.625 7.269 (103,500 .00) 87,228.00 (16,272.00)
9.010 7.269 (99,110.00) 79,959.00 (19,151.00)
8 585 7.269 (103,020.00} 87,228.00 (15,792.00)
8 .501 7.269 (102,012 .00) 87,228.00 (14,784.00)
8.761 7.269 (105,127.20) 87,228.00 (17,899.20)
8.580 7.269 (94,380.00) 79,959.00 (14,421.00)
9.220 7.269 (110,634.00) 87,228.00 (23,406.00)
9.224 7.269 (101,467.30) 79,959.00 (21,508.30)
8.670 7.269 (104,040.00) 87,228.00 (16,812.00)
8.742 7.269 (96,162.00) 79,959.00 (16,203.00)
9.070 7.269 (108,840.00) 87,228.00 (21,612.00)
8.780 7.269 (96,580 .00) 79,959.00 (16,621.00)
8.854 7.269 (106,248.00) 87,228.00 {19,020 .00)
8 912 7.269 (98,032.00) 79,959.00 (18,073.00)
8.844 7.269 (106,122.00) 87,228.00 (18,894.00)
9.260 7.269 {101,860 .00) 79,959 00 {21,901.00)
9.049 7.269 (108,588.00) 87,228 .00 (21,360.00)
8.777 7.269 (96,543.70) 79,959.00 {16,584 70)
9.155 7.269 (109,860.00) 87,228.00 (22,632.00)
8.828 7.269 (97,108 00) 79,9592.00 (17,149.00)
8.81% 7.269 (105, 828.00) 87,228 .00 {18,600 .00)
7 800 7 269 (93,600.00) 87,228.00 {6,372.00)
8 .115 7.269 (87,376.40) 87,228.00 (10,148.40)
7.644 7.269 (84,084 .00) 79,959 00 (4,125.00)
7.509 7.269 (90,108.00) 87,228.00 (2,880.00)
7.142 7.269 {78,565.30) 79,959.00 1,393.70
7.455 7.269 (89,460 00) 87,228 00 (2,232.00}
7.300 7.269 (80,300.00) 79,959 .00 (341.00)
7.935 7.269 {95,216.40) 87,228.00 {7,988.40)
6.956 7.269 (76,510 .50) 79,959.00 3,448.50
6.641 7.269 (79,695.60) 87,228.00 7,532 40
6.510 7.269 (71,610.00) 79,959.00 8,349.00
6.750 7.269 (81,000.00) 87,228.00 6,228.00
7.148 7.269 (78,630 .20) 79,959 .00 1,328.80
7.086 7.269 (85,026 .00) 87,228.00 2,202.00
7.207 7 269 (79,273.70) 79,959.00 685 .30
6.890 7.269 (82,680 .00) 87,228 .00 4,548.00
7.233 7.269 (86,799 60) 87,228.00 428 .40
6.820 7.269 (81,840.00) 87,228.00 5,388 .00

(9,234,322 .90) 7,937,748 00 (1,296,574.90)
8.250 7.269 (412,500.00 363,450 00 (49,050.00)
8.320 7.269 (499,200 00 436,140 00 {63,060.00)



Page: 2 E&GLASTMONTH 07DECO7 11:13
ZAI*NET Version: 603, Build: 4599CC Database: Zainet_Merant_Prod a/o 07DEC07

SCE&G November 2007 Results

Irade Date PUI/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
03NOV06 8.00 01NOVO7 0.00 8.640 7.269 (691,200 .00) 581,520.00 (109,680.00)
290CT07 (2.00) 01NOVO7 0.00 7 240 7.269 144,800.00 (145,380.00) (580.00)
290CT07 (1.00) 01NOVO7 0.00 7.260 7.269 72,600.00 (72,690.00) (90.00)
290CTO07 (3.00) 01NOVO7 0 00 7.265 7.269 217,950.00 (218,070.00) (120.00)
290CI07 (2.00) 01NOVO7 0.00 7.290 7.269 145,800.00 (145,380 00) 420.00
290CI107 (3.00) 01NOVO7 0.00 7.240 7.269 217,200.00 (218,070 00) (870.00
290CT07 (3.00) 01NOVO7 0.00 7.260 7 269 217,800 .00 (218,070.00) {(270.00)
290CI107 (2.00) o01NOVO7 0.00 7.270 7.269 145,400.00 (145,380.00) 20.00
290CI07 (3.00) 01NOVO7 0.00 7.290 7.269 218,700 .00 (218,070.00) 630.00
0.00 (222,650 .00) (0.00) (222,650.00)
109.20 *Q1NOVO7 (9,456,972.90) 7,937,748.00 (1,519,224.20)

109.20 (9,456,272.90) 7,937,748 .00 {1,519,224.90)



Page: 1

ZAI*NEI Version: 603,

Irade Date

Irade Type:

27NOVO7

Trade Iype:

28NOV07

Trade Type:

27NOVO7

Trade Iype:

03NOV0O6

Trade Iype:

27NOVO7

Irade Type:

03NOV06

Irade Type:

27NOVO7

Trade Type:

03NOV06

Trade Iype:

27NOVO07

Trade Iype:

03NOV06

Irade Iype:

27NOVO07

Irade Type:

03NOVO06

Irade Type:

Build:

Contracts

FIXED SWAP
189

FUIURE
189
FIXED SWAP
163

FUIURE
17
180
FIXED SWAP
138

FUIURE
15
153
FIXED SWAP
104

FUIURE
9
113
FIXED SWAP
80

FUTIURE
8
88
FIXED SWAP
72

FUIURE
5
77
FIXED SWAP

400

500

.200

500

400

200

4599CC

Month

01DECO7

01DECO7

*Q1DECO7

01JANO8

01JANOS

*01JANOS

01FEBO08

01FEB08

*01FEBO8

01MAROS

01MAROS

*01MAROS

01APROS

01APRO8

*01APROS

01MAY08

01MAY08

*01MAYO08

E&GOPENPOSIIIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Irade Price Market Price Iotal Cost

525.338 439 383 (16,580,495.
16 310 14 .406 (343,800
(16,924,295,

530 .550 438.120 (14,638,170.
9.360 7.302 (1,591,200.
(16,229,370

529 561 442 260 (12,363,026
9 370 7.371 (1,405,500
(13,768,526 .

540.641 453 344 (9,198,085
9.180 7 312 (826,200
(10,024,285 .

498 .147 439 .322 (6,662,254
7.865 7.202 (629,200
(7,291,454

511.254 457 947 (5,983,661
7.750 7.269 (387,500
(6,371,161

Current Value

13,642,482

13,642,482

11,938,770

1,241,340

13,180,110

10,186,722

1,105,650

11,292,372

7,641,040

8,299,120,

5,790,408

576,160

6,366,568

5,299,101,

363,450

5,662,551,

00

07DEC07 11:15
a/o 30NOVO7

Mark to Market

(2,938,013

(343,800

(3,281,813

(2,659,400.

(349,860

(3,049,260

(2,176,304,

(299,850

(2,476,154

(1,557,045

(168,120

(1,725,165

(871,846

(53,040

(924,886

(684,560

(24,050

(708,610

30)



bPage: 2

ZAI*NEI Version: 603, Build:

Trade Date

27NOVO7

Irade Type:

03NOV06

Trade Iype:
27NOV07
Irade Iype:

07MARO7

Irade Type:
27NOVQ7
Irade Type:

07MARO7

Irade Iype:
27NOV0O7
Trade Type:

07MARO7

Irade Iype:
27NOVO7
Irade Iype:

07MARO7

Irade Iype:
27NOVO7
Irade Iype:

10MAYO7

Trade Type:
27NOVO7

Irade Iype:

Contracts
68.400
FUTURE
4.000
200
FIXED SWAP
38.700
FUIURE
6 000
""" s 700
FIXED SWAP
30.100
FUIURE
13.000
""" 43 100
FIXED SWAP
21 800
FUTURE
12.000
’’’’ 33800
FIXED SWAP
42 .400
FUIURE
23.000
””” 65 400
FIXED SWAP
71 200
FUTURE
18.000
""" 89 200
FIXED SWAP
101.500
FUIURE

4599CC

01JUNO8

01JUNO8

*01JUNO8

01JUL08

01JULO08

*01JULO8

01AUGOS8

01AUGO08

*01AUG08

01SEP08

01SEPO8

*01SEP08

010CTO08

010CI08

*010CT108

01NOVO08

01NOVO08

*01NOV08

01DECO08

E&GOPENPOSITIONS
Database: Zainet Merant_Prod

SCE&G Outstanding Positions

Irade Price Market Price

485.504

435.191

371.431

317.848

296 .835

374.626

26 .845

337 555

Total Cost

441

402

346

295

274

345

24

313

780

363

.948

462

.539

113

.567

824

.634

892

132

723

(5,605,055

(313,600

(5,918,655

(3,095,121

(473,400

(3,568,521

(2,404,271

(1,033,500

(3,437,771

(1,756,495

(957,600

(2,714,095

(3,431,617,

(1,860,700

(5,292,317

(6,291,046

(1,612,100,

(7,903,146,

(9,501,686

30)

90)

50)

10)

Current Value

07DEC07 11:15
a/o 30NOVO7

Mark to Market

5,036,292

294,520,

5,330,812

2,887,794

447,720,

3,335,514

2,269,239

980,070

3,249,309

1,649,606

908,040,

2,557,646

3,236,816

1,755,820

4,992,636

5,727,328

1,447,920,

7,175,248

8,606,185

Q0

00

(568,763

(19, 080.

(587,843

(207,327

(135,032

(53,430.

(188,462.

(106,889

(49,560

(194,801

{104,880

(299,681

(563,718

(164,180

(727,898

(895,501

(233,007,

(156,449 .

.50)

10)



Page: 3

ZAI*NET Version:

Trade Date

13JUNO7?

Irade Type:

27NOVO7

Trade Iype:

170CTO07

Trade Type:

27NOV07

Trade Iype:

170C107

Trade Type:

27NOVO7

Irade Type:

170CI07

Trade Type:

27NOVQ7

Trade Type:

170C107

Trade Type:

27NOVO7

Trade Iype:

170C107

Irade Type:

27NOVO07

603,

Build:

Contracts

FIXED SWAP

76

FUIURE

FIXED SWAP

50

FUTURE

FIXED SWAP

38

FUTURE

FIXED SWAP

25

FUTURE

FIXED SWAP

23

FUTURE

FIXED SWAP

.800

300

100

800

000

4599CC

01DECO08

*01DECO08

01JANOS

01JANOS

*01JANOY

01FEBO9

01FEBOS

*01FEBOS

01MAROO

01MAROS

*01MAROS

01APROY

01APROS

*01APROY

0IMAY0S

01MAY09

*01MAY09

01JUNC9

*01JUNOCS

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Iotal Cost

Trade Price Market Price

=====z=z==z=== ==zs=s=====z==
28 835 25 437

(13,147,436 10)

279.709 262.320 (7,408,818.40)

38 960 34.976 (4,210,300.00)

(11,619,118 .40)

174.130 166.326 (4,621,353.40)

9.21¢0 8.754 (4,605,000.00)

(9,226,353.40)

123.887 119.196 (3,393,267.60)

8.970 8.514 (3,139,500.00)

(6,532,767.60)

79.980 77 640 (2,079,456 .00)

8.070 7.764 (2,421,000.00)

(4,500,456 .00)

47.915 46 434 (1,846,442 .40)

8.010 7.739 (2,002,500.00

(3,848,942 .40)

56 375 54.593 (1,646,105.00)

(1,646,105.00)

(149,964,780.50)

Current Value

11,828,205.00

6,715,392.00

3,759,920.00

10,475,312.00

4,403,262 .00

4,377,000 00

07DECO7 11:15
a/o 30NOVO7

Mark to Market

(1,319,231

(693,426.40)

(450,380.00)

40}

(1,143,806

(218,091 .40)

(228,000

8,780,262 00

3,243,834 00

2,979,900,00

6,223,734 .00

2,003,112 .00

2,329,200.00

4,332,312 .00

1,779,970.00

1,934,750.00

3,714,720.00

1,590,996 00

132,029,909 00

(446,091

(149,433

(159,600.

(309,033.

(76,344

(91,800

(168,144

(66,472

(67,750

(134,222

(55,109

(17,934,871



